
Investment Type

Yield to 

Maturity Book Value

Minimum 

Allocation

Target 

Allocation

Maximum 

Allocation

Current 

Allocation

Linked Deposits 0.66% $450,621,923 0% 10% $720 million 6.8% Linked Deposits

General Time Deposits 0.67% $34,495,000 0% 8% 15% 0.5% Time Deposits

U.S. Treasuries 1.70% $135,957,347 0% 10% 95% 2.1% U.S. Treasuries

U.S. Government Agencies  (Non-callable) 0.40% $1,988,349,547 0% 12% 50% 30.2% U.S. Agencies 

U.S. Agency Mortgage Backed Securities 0.00% $0 0% 0% 10% 0.0% MBS

U.S Agency Callables 1.28% $1,530,327,741 0% 35% 50% 23.2% Callables

U.S. Agency Floating Rate Securities 0.00% $0 0% 0% 50% 0.0% Floaters

Commercial Paper 0.27% $199,959,056 0% 15% 20% 3.0% C/P

Repurchase Agreements 0.13% $2,250,740,000 5% 10% 50% 34.2% Repo

TOTAL 0.55% $6,590,450,614 100.0%

 

**The target allocation in the table above indicates general allocation objectives under steady market and economic conditions.  However, the target

allocation will fluctuate throughout the year based on cash flows and changes in the market.
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